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van Herman Blok
1. Consider the problem how to optimally control K competing queues
with impatience departures as treated in Chapter 5. Interpret priority
policies as degenerate switching curve policies. For two competing
queues there always exists a switching curve average optimal policy.
2. Again, consider the problem how to optimally control K competing
queues with impatience departures. There is only a finite number of
states where allocation to the queue with the highest cµ/β-index is not
optimal.
3. Consider a controlled quasi-birth-and-death process, with upward en-
trance states. Assume that the time to reach the next higher level is
independent of the exercised control. The coupling method of Chap-
ter 4 applies.
4. Consider the problem of average optimal control of the server farm as
treated in Chapter 4. There is an initialisation of the value iteration
algorithm such that the number of states where idling is optimal is non-
decreasing in the iteration step. The algorithm converges in finitely
many steps and yields an average cost optimal policy.
5. Consider parametrised Markov decision processes that satisfy the con-
ditions of Theorem 2.2.7. The expected average cost and relative value
function are continuous as a function of the parameter. This simplifies
the roadmap proposed in Section 2.3.4.
6. Using standard finite state truncations to study structural properties
of countable state Markov decision processes deserves a warning. The
monotonicity of the properties might get destroyed and so a wrong
conclusion with respect to the structure might be taken.
7. There is a large class of unbounded-rate MDPs for which it is not
tractable to prove structural properties by studying the time-discretised
embedded jump process.
8. MDPs or Markov processes with uncertainty in the input parameters
are special cases of parametrised Markov processes. Assume that the
conditions of Theorem 3.4.1 hold. The parametrisation approach of
Chapter 3 yields continuity of the performance measures in the pa-
rameter. This implies robustness of the same performance measures
with respect to wrong estimates of the input parameters.
9. Mathematicians like to emphasise the importance of mathematics in
our daily life. This holds true for queueing theory as well. Modern
telecommunications would not exist but for queueing theory.
10. The dependence described in Proposition 9 is also present in the other
direction. Modern queueing theory would not exist but for telecom-
munications.
